Historical Benchmark Data

Money Market 2YR 5YR
LGIP Index Ladder Ladder
Net Yield Net Yield Yield Yield

Jan-98 5.7575 5.1900 5.9371 6.1526
Feb-98 5.6323 5.1500 5.9526 6.1509
Mar-98 5.5730 5.1500 5.9667 6.1581
Apr-98 5.5750 5.1200 5.9399 6.1653
May-98 5.5331 5.0900 5.9290 6.1755
Jun-98 5.5548 5.1000 5.9072 6.1786
Jul-98 5.5927 5.1100 5.8737 6.1704
Aug-98 5.5679 5.1000 5.8398 6.1857
Sep-98 5.5400 5.0700 5.7963 6.1654
Oct-98 5.2479 4.7200 5.7352 6.1873
Nov-98 5.1332 4,5900 5.6559 6.2102
Dec-98 5.0763 4.5200 5.6128 6.1360
Jan-99 5.0350 4.4700 5.5635 6.1516
Feb-99 4.8957 4.4300 5.5048 6.1691
Mar-99 4,9211 4.4400 5.4683 6.1103
Apr-99 4.8865 4.4100 5.4152 6.1135
May-99 4.8304 4,3700 5.3550 6.1054
Jun-99 4.8399 4.3700 5.3128 6.0588
Jul-99 5.0207 4,5100 5.3015 6.0472
Aug-99 5.1256 4.6000 5.2854 6.0316
Sep-99 5.2965 4,7400 5.2670 6.0166
Oct-99 5.3411 4.7700 5.2617 5.9975
Nov-99 5.4039 4,9200 5.2706 5.9716
Dec-99 5.5849 5.0100 5.2809 5.9380
Jan-00 5.6128 5.0600 5.3035 5.9066
Feb-00 5.7589 5.2600 5.3449 5.8752
Mar-00 5.8459 5.3900 5.3888 5.8971
Apr-00 6.0308 5.5300 5.4338 5.8792
May-00 6.1900 5.6500 5.4674 5.8636
Jun-00 6.4672 5.9000 5.5182 5.9021
Jul-00 6.5591 5.9800 5.5594 5.9021
Aug-00 6.5323 6.0400 5.5931 5.8968
Sep-00 6.5529 6.0600 5.6381 5.8988
Oct-00 6.5326 6.0400 5.6959 5.8948
Nov-00 6.5542 6.0800 5.7717 5.8962
Dec-00 6.5422 6.0200 5.8161 5.8993
Jan-01 6.3190 5.6800 5.8345 5.9051
Feb-01 5.7472 5.2100 5.8422 5.9141
Mar-01 5.3018 4,9100 5.8162 5.8691
Apr-01 4.9765 4.5000 5.7873 5.8602
May-01 4,5899 3.9400 5.7501 5.8532

Jun-01 4.3140 3.6500 5.7089 5.7840
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Two-year Treasury ladder — the average yield to maturity of

the previous 24-months' 2-year Treasury notes.

Five-year Treasury ladder — the average yield to maturity of

the previous 5-years' 5-year Treasury notes.

All yields are calculated on a 365-day basis.
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